and "Ü™ /_°° tPn-x(da, t)p"(da, t) da(t) = j Let us remark M contains many weights. If, for instance, supp(rfa) = [-1, 1] and log a'(cos 9) E Lx then a E M [5] . Furthermore, if a is absolutely continuous, supp(da) = [ -1, 1] and «'(0 = <p(/)exp{ -(1 -'2)"'/2} where 0 < c < y(t) for -1 < / < 1 and tp is Riemann integrable then also a E M [4] . Another example is the Pollaczek weight [5] . In the following A denotes an interval. It is known that if a G M then A c supp(
Suppose that there exists a sequence {ek}k°=x with ek > 0, ek \ 0 such that for every fixed k the function ^k, which is defined by
belongs to Lx(-1 + ik, 1 -ek). Then for almost every X E AN N Um nAn(X;f, N, da) = tr £ \f(x)\2a'(x)yj\ -x2 . i = i
For N = 1 the Theorem has been proved in [4] . Combining the case N = 1 with the following Lemma we immediately obtain the Theorem for every N. Proof. If m G P"_, then ir can be expressed as tr(x) = f ir(t)K"(da, x, t) da(t)
J -co where n-X Kn(da, x,t)= 2 Pk(da, x)pk(da, t).
If X is given and LT/<;(x, -xj) ¥" 0 then we can write
License or copyright restrictions may apply to redistribution; see http://www.ams.org/journal-terms-of-use Using Cauchy's inequality, orthogonality relations and the well-known fact
If a E M then clearly supp(da) is compact. Therefore by the ChristoffelDarboux formula there exists a number C depending on X and supp(da) such 
It has been proved in [4] 
that if a G M then for every x E supp(rfa)
Jtim A"(x; \pn(da, x)\, 1, da) = 0. ■ r h(t)lj(t)Kn-N+x (da, t, xt)Kn_N+x (da, t, Xj) da(t).
If a E M, g is continuous on supp(da) and x £ supp(da) then Jim G" (da, g, x) = g(x)
(see [4] ). In particular, if X is such that ni</(jc/ -xj) ^ 0 then lim Gn(da, l2, X¡) = l2(X¡)= I.
Let hi = \^ li(t)lj(t)Kn-N+i (dot, t, xi)Kn_N+x (da, t, Xj) da(t).
• Using the recurrence formula which the orthogonal polynomials satisfy it can easily be seen that for a E M (5) implies
where C2 is independent of «. Now applying (1) and (2) the second sum on the right-hand side of (4) can easily be estimated. We get 
